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Azema, Gundy, and Yor (1980) : b T\ 5%, Fhi “Good-lambda” FERIZ LA FETH -7, Lk, B~
NF =D exponencial moment ZARE L TED LR & ZRE S ORBIMEIC Y ¥ =B EF AT 5 5D
EFRIZ2 o7, HIZIE, Novikov (1996), Galtchouk and Novikov (1997), Elworthy, Li, and Yor (1997). # LT
Liptser and Novikov (2004) 72 & CHh 3, #iZ Liptser and Novikov (2004)i% Cadlag 2. T7hbHI ¥ FDh 3

R NT PN ERBIT U SRR ER B B AT, LA LERIRY Y T OEHR R R L ) D THRME
EBRBEIPNTND, 2 TRBXTH—FRERMEDOIREEZ Y ¥ > 7D counting measure @ compensator 24 3
exponencial moment BFEET HINEBEMRZ 2B THSOBRONEL 5272, ThEIHRE1ELTHRLT
BV, FiTeE Seminaire de Probabilites iZ “Kaji (2005) On the tail distributions of the supremum and the
quadratic variation of a cadlag local martingale” & L T accept &7z, '

% BEteAF o TS D ERE ZRE S DORBFM A4S D DI exponencial moment BIFFET HRESLER
DTHBI M, LI EELH S, Takaoka (1999) TIEE DELBHITICEGRBIF~ALF L L0 LR ¢
“RESORRBFMEE L5 X -, TiX EEEIZEIT 72 Novikov (1996)%° Galtchouk and Novikov (1997), #L<T
Elworthy, Li, and Yor (1997) O#REFA LEFHETHok, ZITYVX VT OB BRHAAF =N D ERE
ZRESDFREFM S Liptser and Novikov (2004) RERRE 1 2B E L TEBAI LR TEIDOTIIRNIES 5> 29
FZORCITIZ T ARBRAEFR 2 TH Y, 1LY exponencial moment @T?Tﬂi’i’ﬁﬁ:’?“é iR FENLEREE
FTHIERTER (LY % 7D counting measure O compensator (ZE3 3 FESMIIKET 3) . Fhit
preprint “Kaji (2005) The tail estimation of the predictable quadratic variation of a quasi left continuous local -
martingale” & LTHELH T3,
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On the tail distributions of the supremum and the quadratic variation of a cadlag local martingale
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